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PiedmontNatural Gas

May 29, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

-< 5::

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end March 31,

2012.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

4720 Pic, dmont Row Dri,,e • Char otte, NC 28210

piedmontng.com

Natural Gas

May 29, 2012

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re; Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end March 31,

2012.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.corn

Enclosures

C: ORS

rsn oe;tn t et 'c,',»"e ~ 'enotte nc ragm
medmontng.corn
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

March 2012

(2)

12
12

15.50
186.00

A

_" of A's
Commission and Fees rate
Total Commission and Fees (Expenditures)

16,506.00
16,506.00

(2) 186.00
(1) 16,320.00

B

of B's

Less: Fees (Expenditures)
Option Premium

Activity in Account

Debits (D) Credits (C)
46,427.00

16,506.00
16,506.00

Z of D's 16,506.00 62,933.00

62,933.00

(16,506.00)
46,427.00

(46,427.00)

(3)

_" of C's

_" of C's

T of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month
P&L and Cash Activity

(5)

15.50

E

E

_" of E's

Commission and Fees rate
Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) Interest from ADM

Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

March 2012

(2)

12 A

12 X of A'

15.50 Commission and Fees rate
186.00 Total Commission and Fees (Expenditures)

(2)

(f)

16,506.00 B

16,506.00 X of B's

186.00 Less. Fees (Expenditures)
16,320.00 Option Premium

Activi in Account

~obit o ~cd t 6
46,427. 00

16,506.00
16,506.00

Z of D's 16,506.00 62,933.00 7 of C's

62,933.00
~5566,, 56 6666.. 66 66

46,427.00
(46,427.00)

X of C's

X of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued previous month
ADM accrual in current month
P8 L and Cash Activity

E

E

7 of E's

15.50 Commission and Fees rate
Total Fees (Receipts)

(4)

(s)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(s) Interest from ADM



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building

]41 W. Jackson Blvd. " Suite I()O()A

Chicago, I linios 60604-3190

MONTHLY COMMOD TY STATEME_"4T

STATEMENT DATEz MAR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU NAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT TEAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

• • • • • • • • • . YOUR

DATE LONG/BUY SHRT/SELL

3/Ol/2

3/06/2 12

3/o7/2

3/2812 14
3/28/2 14
3/2812 15

3/28/2 14

3/28/2 14

* * * • * . . . . * • . * . * •

1/1_/2 12
12*

3/06/2 12
12"

212912 34
34*

11/o9/1 7
7*

1/3112 43
43*

ACTIVITY THIS

DESCRIPTION

WIRE TRANSFER REC

WIRE TRANSFER RECEIVED

CALL MAR 13 NYM NAT GAS E 4400

WIRE TRANSFER REC

WIRE TRANSFER RECEIVED

CALL APE 12 NYM NAT GAS E 4550

CALL APE 12 NYM NAT GAS E 4950

CALL APE 12 NYM NAT GAS E 5050

CALL APE 12 NYM NAT GAS E 5400

CALL APE 12 NYM NAT GAS E 6000

POSITIONS IN YOUR

CALL DEC 12 NYM EAT GAS E 4400

OPTION MARKET VALUE

EXPIRE 11/27/12

AVERAGE LONG: .14100

LAST TRADE DATE: 11/27/12

CALL MAR 13 NYM NAT GAS E 4400

OPTION MARKET VALUE

EXPIRE 2/25/13

AVERAGE LONG: .13600

LAST TRADE DATE: 2/25/13

CALL MAR 13 NYM NAT GAS E 4450

OPTION MARKET VALUE

EXPIRE 2/25/13

AVERAGE LONG: .13500

LAST TRADE DATE: 2/25/13

CALL JEN 12 NYM NAT GAS E 4500

OPTION MARKET VALUE

EXPIRE 5/25/12

AVERAGE LONG: .14250

LAST TRADE DATE: 5/25/12

CALL FEB 13 NYM NAT GAS E 4500

OPTION MARKET VALUE

EXPIRE 1/28/13

AVERAGE LONG: .15750

LAST TRADE DATE: 1/28/13

M O N T H * • * * * * *

EX PRICE/LEGND CC DEBIT

WIREREC US

C NET PREM US

WIREREC US

CREDIT

46,427.00

C EXPIRE

C EXPIRE

C EXPIRE

C EXPIRE

C EXPIRE

ACCOUNT

C .1410

.0799

16,506.00

16,506.00

C .1360 US

.1473

US . O0

US . O0

US . O0
US . O0

US . O0

US 9,588.00
9,588.00"

C .1350 US

.1403

17,676.00

17,676.00 •

C .1425 US

.0012

47,702.00

47,702.00 •

C .1575 US

.1213

84.00

84.00 •

52,159.00

52,159.00"

10/25/1 Ii CALL MAY 12 NYM NAT GAS E 4550 C .1550 US ii.00
ii* OPTION MARKET VALUE .0001 ii. 00"

EXPIRE 4/25/12

ADM INVESTOR SBII_r_IGL_ilI,_I_IP_:a,:,,holly _,._r_0subsk:Uary of the Archer Danes Mr:and Cu npany.

_-t. :_SF :{.:PORT ANY DIFFERENCES OR OBJFGTJ_P.,_,,,J_',VI,,_'_-_6,,f,,_,k: "(, YO&J_:_;#'_'-'I_ MFIE TO IMMFIDIATELY EXERCISE YOUR RGI4T TO {AV[50IFFERENCES ,oF ....................

................ ':: ) W Lt BF: [)EE:MED "f©LIP_ t, GPIEE-Ik.'_JE_'4_:JgrPTJ_ _'MEN ' 47"I_'{_kt_'RECT Ar{D F!A'flFiED.

:_ : _._}:rt:! "%x :,i.:{:c)q[3!._ s.Jg .-(.T TC; E R {"kNrJ C 3['4_)i'Fi:.2"_"St')H _EVE:R,',',E.<..}DE

FIXDM lit(VFSTOI& SFM'ICES, 1'X(C.

I . I I Ilual/
'I il (y J,fchstin (5(Id. ~ httitf'0(!(!A

ADM (. hti..l „*ii, llhniite (I(fhi!5-3I(-),')

'ITI Ur Off IOOITX STII I f"Ff.

STATBMENT DATRi MAR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBSRI 121 X121

ZNTRODUCBD BY: RBC.WEALTH MANAGEMENT
(704!264-2767

PIEDMONT NATUIUIL GAS CO
SOUTH CAROLZNlt ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU IUIVS AllY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT TSAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * r Y 0 0 R A C T I V I I Y T B I 8 N 0 N T E " ~ i ~ * * r * * * * *

DATB

3/01/2

LONG/BUY SERT/SBLL DESCRIPTION

WIRE TRANSPER REC
WIRE TRANSFER RSCSZVSD

EX PRICE/LRGND CC

WZREREC US

DEBIT CREDIT

46,427.00

3/06/2

3/07/2

CALL MAR 13 MYM NAT GAS B 4400 C NST PREM VS 16,506.00

WIRE TRIQISPER REC
WIRE TRANSPER RECEIVED

16,506.00

3/28/2
3/28/2
3/28/2
3/28/2
3/28/2

14
14
15
14
14

CALL APR 12 MYM NAT GAS B 4550 C

CALL APR 12 NYM NAT GITS B 4950 C

CALL APR 12 NYM NAT GAS E 5050 C

CALL APR 12 NYH NAT GAS 8 5400 0
CALL APR 12 NYM NAT Gita E 6000 C

EXPIRE US
EXPIRE US
EXPIRE US
EXPIRE US
EXPIRE VS

.00

.00

.00

.00

.00

* * * P 0 S I T I 0 N S I N Y 0 0 R A C C 0 U N T

1/17/2

3/06/2

2/29/2

11/09/1

1/31/2

12
12

12
12*

34
34~

7
7

43
43

CALL DRC 12 NYM MAT GIIS S 4400 C

OPTION MARKET VALVE
EXPIRE 11/27/12

AVSRAGB LONGI . 14100

LAST TRADE DATEX 11/27/12

CALL NAR 13 NIIM NAT GAS E 4400 C

OPTION MARKET VALUE
BXPZRS 2/25/13

AVERAGE LONG: . 13 600

LAST TRADB DATE I 2/25/13

CALL MAR 13 NYM NAT OAS E 4450 C

OPTION MARKET VAIUB
EXPIRE 2/25/13

AVERAGE LONGX , 13500

LAST TRADE DATE I 2/25/13

CALL JUN 12 NYM MAT GAS E 4500 C

OPTION MARKET VALUE
EXPIRE 5/25/12

AVERAGB LONG: .14250

LAST TRADE DATE: 5/25/12

CALL PSB 13 NYM NAT GAS E 4500 C

OPTION MARKET VALUE
BXPZRS 1/2S/13

AVEIUIGB LONG: . 15750

LAST TRADE DATE X 1/28/13

. 1410 US

. 0799

.1360 US

. 1473

.1350 08

. 1403

. 1425 US
,0012

.1575 US

. 1213

9,588.00
9,588.00*

17,676.00
17,676.00*

47,702.00
47,702.00

84.00
84.00*

52,159.00
52, 159. 00*

10/25/1 11 CALL MAY 12 NYM NAT GAS E 4550 C . 1550 US 11. 00

11* OPTION MARKET VALVE .0001 11. 00

EXPIRE 4/25/12
AOI!1(NVE5TOR SFNIY(MXI85,tlttMHia wholly CB5890suhs!SI!ary OX:he Archer Oa- e 5 '2 r. a c OI. I Pa-y

I feri,'iiy OIF' IE! I ES Ofx Octo OP +Jl~g +O~r r Tnj I: 8 pat fir IN 0 Eli Ety EXF!xCI !;Ou I 8 isti'I fn 'er: OIFFE I CES Ce

u Il n' I ae I I::'I"" Truffi;0 IE! Iv .1 I"',Fn"%1 ENEI'i s i@C'lt " 'I 0 WATII,-:'I.



ADM

.ADM INVESTOR SERVICES, INC.

(hicago Board of Ixade Bt_ilding

141 W. Jacksol_ Blvd. * Suite I600A

Chicago, lllinios 60604-3190

MONTHLY COMMOD TY STA'TEMEN F

PAGE

STATEMENT DATE: MAR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER_ 121 X121

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

2/01/2 15 CALL FEB 13 NYM NAT GAS E 4550 C .1425 US 17,265.00

15" OPTION MARKET VALUE .1151 17,265.00"

EXPIRE 1/28/13

AVERAGE LONG_ .14250

LAST TRADE DATE_ 1/28/13

1/18/2 12 CALL JAN 13 NYM NAT GAS E 4650 C .1375 US 11,760.00

12" OPTION MARKET VALUE .0980 11,760.00"

EXPIRE 12/26/12

AVERAGE LONG_ .13750

LAST TRADE DATE_ 12/26/12

11/09/1 8 CALL JUL 12 NYM NAT GAS E 4700 C .1400 US 136.00
8* OPTION MARKET VALUE .0017 136.00"

EXPIRE 6/26/12

AVERAGE LONGz .14000

LAST TRADE DATE_ 6/26/12

11/09/1 7 CALL AUG 12 NYM NAT GAS E 4800 C .1460 US 133.00
7* OPTION MARKET VALUE .0019 133.00"

EXPIRE 7/26/12

AVERAGE LONG_ .14600

LAST TRADE DATE: 7/26/12

1/03/2 36 CALL JAN 13 NYM NAT GAS E 4800 C .1700 US 29,772.00

36* OPTION MARKET VALUE .0827 29,772.00*

EXPIRE 12/26/12

AVERAGE LONG_ .17000

LAST TRADE DATE: 12/26/12

11/09/1 7 CALL SEP 12 NYM NAT GAS E 4900 C .1540 US 378.00
7* OPTION MARKET VALUE .0054 378.00*

EXPIRE 8/28/12

AVERAGE LONG_ .15400

LAST TRADE DATE: 8/28/12

1/03/2 12 CALL JAN 13 NYM NAT GAS E 4900 C .1540 US 8,928.00
12" OPTION MARKET VALUE .0744 8,928.00*

EXPIRE 12/26/12

AVERAGE LONG: .15400

LAST TRADE DATE: 12/26/12

9/26/1 7 CALL JUN 12 NYM NAT GAS E 4950 C .1630 US 70.00

7* OPTION MARKET VALUE .0010 70.00*

EXPIRE 5/25/12

AVERAGE LONG_ .16300

LAST TRADE DATE_ 5/25/12

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danie s MiC a_:d Company.
:51 F{'[t:'ORi" AhY DIFFERENCES OR OBJECTIO*tS IMMEDIATELY. YOUR FAILURE "1_0 IMMEDIATELY EXERCISE YOUR RIGHT TC !lAVE DIFFER, ENCES OR ©;3_ :CT O1" :_

_:_ : ) '/,/t BE DEi'_MED ?,.'.):.JR AG_EEMENT THAT THS STATEMENT IS CORREC:T A,ND RAIIFI_._D.

: , : : iz_:_::f:o:!_:!_ _:_FJ..:L'ITO F;:I S _ND CG_D C,r '._Of" _F',E Rt-;ESi)f: _:,htbE[ ::i''f_.__3tt:;_.:q:: t'_'Pt ,,N_D kt_ :i 'rF_ :i : r

? AII«,I I«IVEC)TOR SERVICES, I )1 C.

I hil'JSI) 13)) Ir)3 l)r lraitjo 33)tilrltn

I 31 LY. I icl alai liiill i Null) !Oll!!A

AD M Cl)tc,«,*t), lllini)is h()h(!I-S)1933

U )IYHI 7 Dr)I."100trr sr«

PAGE 2

STATENENT DATB) MAR 30, 2012

ACCOUNT NUNSER) 121 X2068

SALESMAN NUMBER) 121 X121

INTRODUCED SY) RBC WEALTH MANAGEMENT
1704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po SOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARR UNABLE To RBSOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

2/01/2

LONG/BUY SHRT/SELL DESCRIPTION BX PRICS/LEGND CC

15
15*

.1425 US

. 1151
CALL PES 13 NYM MAT QAS R 4550 C

OPTION MARKBT VALUE
EXPZRB 1/28/13

AVERAGE LONG) . 14250

LAST TRADE DATE) 1/28/13

DEBIT CRBDZT

17,265.00
17,265.00*

1/18/2 12
12 ~

CALL JAN 13 NYM MAT GAS E 4650 C . 1375 US
OPTION MARKBT VALUE .0980

BXPZRE 12/26/12
AVERAGE LONG) .13750

LAST TRADB DATE: 12/26/12

11,760.00
11,760.00

11/09/1

11/09/1

1/03/2

11/09/1

1/03/2

9/26/1

8
8«

7
7

36
36

7
7*

12
12"

7
7*

CALL JUL 12 NYN NAT GAB B 4700 C
OPTION MARKET VALUE

EXPZRB 6/26/12
AVERAGE LONG) .14000

LAST TRADE D)LTE) 6/26/12

CALL AUG 12 NIIM NAT GAS S 4800 C
OPTION MARKET VALUE

EXPIRE 7/26/12
AVERAGE LONG) . 14600

IJLST TRADB DATE: 7/26/12

CILLL JAN 13 NYN NAT GAS E 4800 C
OPTION MARKET VALUE

EXPIRB 12/26/12
AVERAGE LONG: . 17000

LILST TRADE DATE: 12/26/12

CALL SEP 12 NYM NAT GAS E 4900 C
OPTION MARKET VALUE

RXPIRB 8/2S/12
AVERAGE LONG: . 15400

LAST TRADE DATB) 8/28/12

CALL JAH 13 NYM NAT GAS E 4900 C
OPTION NILRRST VALUE

EXPIRE 12/26/12
AVBRAGE LONG: . 15400

LAST TRADE DATE: 12/26/12

CALL JUN 12 NYM NAT QILS S 4950 C
OPTION MARKET VALUE

SXPIRR 5/25/12
AVERAGE LONG) . 16300

. 1400 UB

.0017

.1460 US

.0019

.1700 US

.0827

.1540 US

.0054

. 1540 US

. 0744

.1630 US

.0010

136.00
136.00*

133. 00
133.00*

29.772.00
29,772.00*

378.00
378.00«

8.928.00
8,928.00

70.00
70.00*

LAST TRADE DATE: 5/25/12

ADlitl INVESTOR SERVICES, INC. a Nholl& oiinr rl suhiidiary o*;he Archer Ol) i e s I'1 c a-c Cr&7 pa "y
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ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of l]'ade Building

14I W. Jackson Blvd. * .Suite [600A

6(,6( -3 !Chicago, lllinios _ _4 _[g)

MONTHLY COMMODITY STArEME:f"I T

PAGE

STATEMENT DATE: MAR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

8/25/1 12 CALL MAY 12 NYM MAT GAS E 5000 C .1650 US
12" OPTION MARKET VALUE .0001

EXPIRE 4/25/12

AVERAGE LONG: .16500

LAST TRADE DATE: 4/25/12

10/14/1 7 CALL JUL 12 NYM NAT GAS E 5000 C .1650 US
7* OPTION MARKET VALUE .0013

EXPIRE 6/26/12

AVERAGE LONG: .16500

LAST TRADE DATE: 6/26/12

ii/ii/i 7 CALL OCT 12 NYM NAT GAS E 5000 C .1525 US
7* OPTION MARKET VALUE .0105

EXPIRE 9/25/12

AVERAGE LONG: .15250

LAST TRADE DATE: 9/25/12

12/13/1 12 CALL DEC 12 NYM NAT GAS E 5000 C .1500 US
12" OPTION MARKET VALUE .0376

EXPIRE 11/27/12

AVERAGE LONG: .15000

LAST TRADE DATE: 11/27/12

8/23/1 8 CALL JUN 12 NYM NAT GAS E 5100 C .1750 US

8* OPTION MARKET VALUE .0009

EXPIRE 5/25/12

AVERAGE LONG: .17500

LAST TRADE DATE: 5/25/12

11/18/1 I0 CALL NOV 12 NYM NAT GAS E 5100 C .1590 US
i0" OPTION MARKET VALUE .0178

EXPIRE 10/26/12

AVERAGE LONG: .15900

LAST TRADE DATE: 10/26/12

12/01/1 35 CALL DEC 12 NYM NAT GAS E 5100 C .2220 US

35* OPTION MARKET VALUE .0333

EXPIRE 11/27/12

AVERAGE LONG: .22200

LAST TRADE DATE: 11/27/12

8/08/1 Ii CALL MAY 12 NYM NAT GAS E 5150 C .1700 US
ii* OPTION MARKET VALUE .0001

EXPIRE 4/25/12

AVERAGE LONG: .17000

LAST TRADE DATE: 4/25/12

DEBIT CREDIT

12.00

12.00"

91.00

91.00"

735.00

735.00*

4,512.00

4,512.00"

72.00

72.00*

1,780.00

1,780.00"

11,655.00

11,655.00"

ii.00

ii.00"

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer DanieJs M c:and Company.
r-_ Fr"_ _N _ IMMEDIATELY YOUR FAILURE TO IMMEDIATELY EXERCISE YOIJR RIGHT TO HAVE DIFF'E_ENCES OR OBJECT!OI'4S

il,,_ ",S_:. _EPOR _" ANY DIFFEREF,_CES OR u_ ..... • b
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STATEMENT DATE: MAR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER& 121 X121

INTRODUCED BY: RBC WEALTH 'ANAGEMENT
(704)264-2767

PIEDMONT NATURAL QAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVS ANY QUESTIONS OR ISSUES
REGARDINQ YOUR STATEMENT THAT YOU

ARE USABLE TO RESOLVE WITS YOUR BROKBR,
PLEASE CONTACT ADHIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

8/25/I

LONG/RUY SERT/SBLL DESCRIPTION BX PRICE/LEGND CC

12
12*

. 1650 US

. 0001
CALL NAY 12 NYM NAT GAS E 5000 C

OPTION MARKET VALUE
EXPIRE 4/25/12

)LVERAGE LONG& .16500

LAST TRADE OATS: 4/25/3.2

DEBIT CREDIT

12.00
12. 00*

10/14/1

11/11/1

12/13/1

8/23/1

11/18/1

12/01/1

8/08/1

7
7*

7
7

12
12

8
8"

10
10*

35
35*

CALL JUL 12 NYN NAT QAO E 5000 C

OPTION MARKET VALUB
EXPIRE 6/26/12

AVBRAGE LONG: . 16500

LAST TRADI6 DATE: 6/26/12

CALL OCT 12 llYN NAT GAS E 5000 C

OPTION MARKET VALUE
EXPIRE 9/25/12

AVERAGE LONG& .15250

LAST TRADE DATB& 9/25/12

CALL DEC 12 NYN NAT GAS E 5000 C
OPTION MARKET VALUE

EXPIRE 11/27/12
AVERAGE LONG: .15000

LAST TRADE DATE& 11/27/12

CALL JUN 12 NYM NAT QAS 8 5100 C

OPTION MARKBT VALUB
EXPIRE 5/25/12

AVERAGE LONG: . 17500

LAST TRADE DATE: 5/25/12

CALL NOV 12 NYM NAT QAS E 5100 C

OPTION MARKET VALUE
EXPIRS 10/26/12

AVERAGE LONG& . 15900

LAST TRADE DATE: 10/26/12

CALL DEC 12 NYM NAT GAS E 5100 C
OPTION MARKET VALUE

EXPIRE 11/27/12
AVERAGE LONG: .22200

LAST TRADE DATE: 11/27/12

CALL MAY 12 NYM NAT GAS E 5150 C

OPTION MARKET VALUE
EXPIRE 4/25/12

AVERAGE LONG& .17000

LAST TRADE DAIEi 4/25/12

.1.650 US

.0013

. 1525 US

. 0105

.1500 US

.0376

. 1750 Us

.0009

. 1590 US

. 0178

.2220 US

.0333

.1700 US

. 0001

91. 00

91.00'35.00

735.00*

4,512.00
4,512.00*

72.00
72.00*

1,780.00
1,780.00

11,655.00
11,655.00

11.00
11. 00*

Archer Dac e s )A c a" c Cow pany,
XERCISE YG& n 8 CHT TG Hliie DIF=T&SEI,C - C'ri!h, i. Il!Tri,

ADIVI INVESTOR SERVICES, INC, a wholly ciined subsidiary D'he
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ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of I'rade Building

14I W. Jackson Blvd., Suite 1600A

Chica _o, l llinio* 60604-31 qO

MONTHLY COMMODITY STATEMENT

PAGE

STATEMENT DATE: MAR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT TEAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

10/14/1 6 CALL AUG 12 NYM NAT GAS E 5150 C .1650 US

6* OPTION MARKET VALUE .0010
EXPIRE 7/26/12

AVERAGE LONG: .16500

LAST TRADE DATE: 7/26/12

8/08/1 7 CALL JUN 12 NYM NAT GAS E 5200 C .1800 US

7* OPTION MARKET VALUE .0009
EXPIRE 5/25/12

AVERAGE LONG: .18000

LAST TRADE DATE: 5/25/12

8/25/1 8 CALL J-u-L 12 NYM NAT GAS E 5200 C .1750 US
8* OPTION MARKET VALUE .0011

EXPIRE 6/26/12

AVERAGE LONG: .17500

LAST TRADE DATE: 6/26/12

9/26/1 7 CALL AUG 12 NYM NAT GAS E 5200 C .1730 US
7* OPTION MARKET VALUE .0009

EXPIRE 7/26/12

AVERAGE LONG: .17300

LAST TRADE DATE: 7/26/12

9/26/1 6 CALL SEP 12 NYM NAT GAS E 5350 C .1700 US

10/14/1 7 CALL SEP 12 NYM NAT GAS E 5350 C .1650 US

13" OPTION MARKET VALUE .0026
EXPIRE 8/28/12

AVERAGE LONG: .16730

LAST TRADE DATE: 8/28/12

10/06/1 21 CALL OCT 12 NYM NAT GAS E 5400 C .1680 US
21" OPTION MARKET VALUE .0060

EXPIRE 9/25/12

AVERAGE LONG: .16800

LAST TRADE DATE: 9/25/12

6/24/1 12 CALL MAY 12 NYM NAT GAS E 5450 C .1830 US
12" OPTION MARKET VALUE .0001

EXPIRE 4/25/12

AVERAGE LONG: .18300

LAST TRADE DATE: 4/25/12

8/10/1 7 CALL JUL 12 NYM NAT GAS E 5450 C .1750 US
7* OPTION MARKET VALUE .0009

EXPIRE 6/26/12

AVERAGE LONG: .17500

DEBIT CREDIT

60.00

60.00*

63.00

63.00*

88.00

88.00*

63.00

63.00*

156.00

182.00

338.00*

1,260.00

1,260.00"

12.00

12.00"

63.00

63.00*

LAST TRADE DATE: 6/26/12

ADM INVESTOR SERVICES, INC. a veholly owned subsidiary of the Archer Danes Mdanc Company.
b,7_ D F E,_N,.,,.bvoR
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STATEMENT DATE; MAR 30, 2012

ACCOUNT NVMBER« 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RSC NEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IP YOV HAVE ANY QUBSTIONS OR ZBSVES
REGARDING YOUR STATEMENT THAT YOU

ARE UNASLB TO RESOLVE WITH YOVR BROKER,
PLEASE CONTACT AUNTS CVSIOMSR SERVICE AT
1/800/654-0461 or 312/242-7200.

10/14/1 6
6*

CALL AUG 12 NYM NAT QAS E 5150 C

OPTION MARKET VALUE
EXPIRE 7/26/12

AVSRAGS LONG) . 16500

. 1650 US

.0010

LONG/BUY SERT/SELL DESCRIPTION BX PRICE/LRQND CC DEBIT CREDIT

60.00
60.00*

8/08/I

8/25/1

9/26/1

7
7*

7
7

IJIST TRADE DATE: 7/26/12

CALL JUN 12 NYM NAT GAS B 5200 C
OPTZON MARKET VALUE

EXPIRE 5/25/12
AVERAGS LONG« . 18000

LAST TRADE DATB« 5/25/12

CALL JUL 12 NYN NAT GAB R 5200 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGE LONG: .17500

LAST TRADE DATE« 6/26/12

CALL AUG 12 NYN NAT GAS B 5200 C

OPTION MIUIRET VALUE
BXPZRE 7/26/12

AVERAGE LONG: .17300

. 1800 Us

.0009

. 1750 UB

.0011

. 1730 Us

.0009

63.00
63.00*

88.OO
88.00

63.00
63.00*

9/26/1
10/14/I

6
7

13*

LAST TRADE DATE: 7/26/12

CALL SSP 12 NYN NAT GAS S 5350 C

CALL SEP 12 NYM NAT GAS E 5350 C
OPTION MARKET VALUE

EXPIRE 8/28/12
AVSRAGE LONG: . 16730

LAST TRADE DATE: 8/28/12

. 1700 Us

.1650 Vs

.OO26

156.00
182.00
338.00*

10/06/1 21
21*

CALL OCT 12 NYM MAT GAS E 5400 C

OPTION MARKET VALUE
BXPIRE 9/25/12

AVERILGS LONG: .16800

IJLST TRADE DATE: 9/25/12

. 1680 Us

.0060
1,260.00
1,260.00

6/24/1 12
12

CALL MAY 12 NYM lULT QA9 8 5450 C . 1830 VB

OPTION MARKET VALUE .0001
EXPIRE 4/25/12

AVERAGE LONG: .18300

LAST TRADB DATE: 4/25/12

12. 00
12.00«

8/10/1 7
7

CALL JUL 12 SYM NAT GAS E 5450 C
OPTION MARKET VALUE

EXPIRE 6/26/12
AVERAGE LONG« . 17500

. 1750 Us

.0009
63.00
63.00*

LAST TRADE DATE: 6/26/12
ADF«t INVESTOR SERVICES, INC. a f«holly cloned effhaidiacy o* lhe Archer Oa; e" I'«1 c a "I; Co rpa y.
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ADM

e\DM INVESTOR SERVICES, INC.

(i hicago Board of Frade Building

141 W. Jackson Blvd. * Suite 1600A

Chicago, lllinios 60604-3190

MCNTHLY COMMODITY STATEMENT

PAGE

STATEMENT DATEz MAR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH-MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU RAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

8/08/1 6 CALL AUG 12 NYM NAT GAS E 5450 C .1780 US
6* OPTION MARKET VALUE .0006

EXPIRE 7/26/12

AVERAGE LONG_ .17800

LAST TRADE DATE: 7/26/12

10/17/1 7 CALL OCT 12 NYM NAT GAS E 5500 C .1700 US
7* OPTION MARKET VALUE .0052

EXPIRE 9/25/12

AVERAGE LONG_ .17000

LAST TRADE DATE: 9/25/12

11/02/1 40 CALL NOV 12 NYM NAT GAS E 5500 C .1600 US

40* OPTION MARKET VALUE .0110
EXPIRE 10/26/12

AVERAGE LONG: .16000

LAST TRADE DATEz 10/26/12

7/29/1 7 CALL AUG 12 NYM NAT GAS E 5550 C .1860 US
7* OPTION MARKET VALUE .0005

EXPIRE 7/26/12

AVERAGE LONG: .18600

LAST TRADE DATE: 7/26/12

9/06/1 14 CALL SEP 12 NYM NAT GAS E 5600 C .1700 US
14- OPTION MARKET VALUE .0018

EXPIRE 8/28/12

AVERAGE LONG: .17000

LAST TRADE DATE: 8/28/12

5/09/1 Ii CALL MAY 12 NYM NAT GAS E 5700 C .1820 US

Ii* OPTION MARKET VALUE .0001
EXPIRE 4/25/12

AVERAGE LONG: .18200

LAST TRADE DATE: 4/25/12

6/17/1 7 CALL JUN 12 NYM NAT GAS E 5700 C .1940 US
7* OPTION MARKET VALUE .0005

EXPIRE 5/25/12

AVERAGE LONG: .19400

LAST TRADE DATE: 5/25/12

7/12/1 8 CALL JUL 12 NYM NAT GAS E 5750 C .1850 US
8* OPTION MARKET VALUE .0007

EXPIRE 6/26/12

AVERAGE LONG: .18500

LAST TRADE DATE: 6/26/12

DEBIT CREDIT

36.00

36.00*

364.00

364.00*

4,400.00

4,400.00*

35.00

35.00*

252.00

252.00*

ii.00

II.00"

35.00

35.00*

56.00

56.00*

ADM INVESTOR SERVICES, INC. a wholly_ owned subsidiary of the Archer Danes M d arid CorT'pany.

:_l :_EPORT ANY DIFFE'RENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RGHT TO -lAVE DIFFERENCES OF'; Oi]JECTION3
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STATSMENT DATE NAR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUNBERr 121 X121

INTRODUCSD BY: RBC WEALTH MANAGEMENT
(704&264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARS UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADNIS CUSTOMER SBRVICE AT

1/800/654-0461 or 312/242-7200.

DATE

8/08/1

LONG/BUY SERT/SELL DESCRIPTION BX PRICE/LSGND CC

6
6

. 1780 U6

.0006CALL AUG 12 NYN NAT GAS E 5450 C
OPTION MARKBT VALUE

EXPIRE 7/26/12
AVERAGE LONG: .17800

LAST TRADS DATE( 7/26/12

DEBIT CREDIT

36.00
36.00*

10/17/1

11/02/1

7
7*

40
40*

CALL OCT 12 NYM lUIT QILS E 5500 C

OPTION MARKET VALUE
EXPIRB 9/25/12

AVSRAGB LONG( . 17000

LAST TRADE DATE: 9/25/12

CALL NOV 12 NYH NAT QAS E 5500 C

OPTION MARKET VALUE
BXPIRE 10/26/12

AVERAGE LONG: . 16000

. 3.700 US

.0052

.1600 VS

. 0110

364.00
364.00*

4,400.00
4,400.00*

7/29/1 7
7

LAST TRADE DATRr 10/26/12

CALL AUQ 12 NYM NAT GAS 8 5550 C

OPTION MARKET VALVE
EXPIRB 7/26/12

AVERAGE LONG: . 18600

. 1860 US

.0005
35.00
35.00r

9/06/1

5/09/1

14
14*

11
11*

LAST TRADE DILTE( 7/26/12

CALL SEP 12 NYM NAT GAS E 5600 C

OPTION BARRET VALUE
EXPIRB S/28/12

AVERAGE LONG'17000
LAST TRADE DATE: 8/28/12

CILLL MAY 12 NYM Ml(T GI(8 S 5700 C

OPTION MARKET VALVE
EXPIRE 4/25/12

AVERAGE LONG: . 18200

.1700 VS

. 0018

. 1820 VS

. 0001

252.00
252.00*

11.00
11. 00

6/17/1

7/12/1

7
7*

8
8*

LAST TRADE DATE: 4/25/12

CALL JUN 12 ln/N Ml(T GAS S 5700 C

OPTION NARXBT VALUB
EXPINl 5/25/12

AVERAGE LONQr .19400

LAST TRADS DATSr 5/25/12

CALL JUL 12 NYM NAT GAS S 5750 C

OPTION Ml(REST VALUE
EXPIRE 6/26/12

AVERAGE LONQr . 18500

LAST TRADE DATE: 6/26/12

. 1940 VS

.0005

.1850 US

.0007

35.00
35.00*

56.00
56.00*

ADM INVESTOR SERVICES, INC. 3 IYhclly c;;ned sulesfd:ary D':he Arr:lier Da" e s I',( c 0" c O(J rpa" y

t th!P .*'y L'll-'.3 istyC' DP ('f IEC ID'Is I'IQEDI(T Ly YOJR .,:
I IRE TD I(( IEDIA I Ly E(EPCI 6 yei R R (PI 1, .Isye Dif .(,Eli,=s Cf Clt(rett'!

''ll Iin II PE I!IL 71:-C '(CJ, A( REEI(EI I Iey" t lssTA I HEI ECCiRECI'At D PATlf IED
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ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building
14I W. Jackson Blvd. • Suit, _ [600A

Chic;Go, [llinios 60604-3[;)0

MONTHLY COMMODITY STATEMENF

PAGE

STATEMENT DATE: MAR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU NAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

i. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

OPTION PREMIUM

*

*

*

*** SEG USD ***

46,427.00-

46,427.00

.00

16,506.00-

221,666.00

221,666.00

221,666.00

*** CURRENT MONTH *** *** YEAR-TO-DATE ***

US 16,506.00- 267,140.00-

0 0 F I N I I U WEBSITE

HTTP : //WWW. ADMI S. COM/TAXFAQ. HTM *

* . . . . . . . . . . . . . . . . . . . . . . • * * * * * • • *

THIS IS TO ADVISE YOU THAT ADM INVESTOR SDRVICES, INC. *

("ADMIS") IS REQUIRED BY VARIOUS STATE LAWS TO PERIODICALLY *

FILE REPORTS THAT IDENTIFY TRADING ACCOUNTS THAT NAVE BEEN *

INACTIVE FOR A SPECIFIED LENGTH OF TIME, GENERALLY BETWEEN *

THREE AND FIVE YEARS, DEPENDING ON THE STATE YOU RESIDE IN. *

ACCORDINGLY, IF YOUR ACCOUNT HAS BEEN INACTIVE FOR OVER *

THREE YEARS, ADMIS MAY BE REQUIRED TO REPORT IT TO YOUR *

STATE OF DOMICILE AS AN INACTIVE ACCOUNT. *

IF YOU HAVE ANY QUESTIONS REGARDING THIS, PLEASE CALL *

KATHY FAVATA AT (312) 242-7114. *

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of :he Archer Danes M d;ar_d Corr pa_'y.
ii!!:>ORT ANY DIFFE_-IENCES OR OBJECTIO*tS IMMEDIATELY YOUR FAILdRE TO IM\,IEDIA-_ELY EXERCISE YOLR RGHT TO _AVZ DIFFEREIqC.E"] OFi OBJECTIOi'_S

.... r i i CiED WiLL BE DEEMED YOUR AGREEMENT TH/(FTHIS STATEMENT S cor';t;:IECYAb_D RATIFIED.

r r i ::t : ('_qD ! k B..'ECT TO ";_: Rf_t_ :_N_'_ r'(t_r) TiC¢'_> OH :';i_7[::R_ " [':ID: :..][')[/'; "f._ :i(]i t:_ A'd'! i;.'_ "_ !_t,",i_ .!,_ _L:: !i ;< [ [P

/II) XI 1% YES'I OR SERVICE!7, IN(..
i/hii,i:,u (3u trd iir if ti(I'(ut(tiitt„'.)i(4'. iir)."un I)ii'ri. ~ Suit !OittlA

AI3M ( illi I",ii, illullri DQffl -I-.) i(i()

IYO'ITI-ILY DOIYLIDDIIY ETA EIYL f.l
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STATEMENT DATBr MAR 30, 2012

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT TtoiT YOU

ARE UNABLE To RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

1. BBGINNING ACCT BALANCE
2. P4L AND CASH ACTIVITY
3. BNDING ACCT BALANCE
5. NRT OPTION PRSMIUM
8. OPTIONS MILRKET VALUE

** SEG USD x**
46,427.00-
46,427.00

.00
16,506.00-

221,666.00

9. ACCT VALUE AT MARKET
11. CONVBRTED ACCT VALUE US

221. 666. 00
221, 666. 00

*r CURRENT MONTH ~ ~ * ** YEAR To DATE **r

OPTION PRSMZUM 16,506.00- 267, 148. 00-

* *

* FOR 2011 TAX INFORMATION, VISIT OUR WEBSITE AT
* HTTP I //WNW. ADMIS. COM/TAXPAQ.HTM

* THIS IS To ADVISE YOU THAT ADM INVESTOR SDRVICES, INC.
* ("ADMIS") IS REQUIRED BY VARIOUS STATS LAWS To PBRZODICALLY
* FILE REPORTS THAT ZDENTIPY TRADINQ ACCOUNTS THAT HAVS BEBN
* INACTZVB POR A SPECIPZSD LENGTH OP TIME, GENBRALLY BETWEEN

THREE AND PIVE YEARS, DEPENDING ON THS STATE YOU RBSIDE IN.
* ACCORDINGLY, ZP YOUR ACCOUNT BAS SEEN INACTIVE POR OVSR
* TSRES YEARS, ADMIS NAY BB REQUIRBD To REPORT IT To YOUR

STATB OP DOMICILE AS AN INACTIVE ACCOUNT.
~ ZP YOU HAVE ANY QUESTIONS REGARDING TSIS, PLEASE CALL
* KATHY PAVATA AT (312) 242-7114.

AD(Y( INVESTOR SERVICES, (NC. a Y,iiot(Y r .".nod subsidiarv o'()e Arcner Da- e 5 t(i F, 3"c Co i pa-II'ot !Rf DIF'=" *ll IYOED OR Dot Dlioee lrl 1-31'LY YO 'R 'I 3 IE I Y I'I i-.ote LLY EYFI 3 FE YDI ' tll', I:r: I'IF I r I„'. I clf':'.''OI'1
ID Yf LL t.'. DE. rle Y,ue 'OREFfYFI T I"' I, 5TF EIIEW'. (O'139' fir D I'AIIFIED

'.I



South Carolina

Report as of 313012012 Close

Period

Closed Positions - May-2002/April-2003 Review

Closed Positions - May-2003/April-2004 Review
Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review

Closed Positions - May-2006/April-2007 Review
Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2009/April-2010 Review

Closed Positions - May-2010/April-2011 Review

Closed Positions - May-201 l/April-2012 Review
Total Closed Positions Review Periods

Open Positions Total

Closed/Open Postion TOTALS

Original Purchase
Cost/Proceeds

$949,450

Realized Value

$2,424,270

$1,065,640 $400,810
$851,680 $795,290

$2,463,690 $4,925,500

$3,369,220

$2,908,420
$3,446,030

$3,599,735

($1,385,730)
$1,159,981

($6,147,835)
($12,587,530)

$2,240,760 ($3,938,546)
$1,339,250 $0

$22,233,875 ($14,353,790)

$833,030 $221,666

$23,066,905 ($14,132,124)

Net Value Realized

Gain or (Loss)
$1,474,820

($664,830)
($56,390)

$2,461,810

($4,754,950)

($16,187,265
$6,179,306
C$1,339,250

($36,587,665

($611,364

($37,199,029

South Carolina
Report as of 3/30/2012 Close

Period

Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions - Ma -2006/A ril-2007 Review
Closed Positions - Ma -2007/A ril-2008 Review

Original Purchase
Cost/Proceeds

$949,450
$ 1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420

Realized Value

$2,424,270
$400,810
$795,290

$4,925,500
$ 1,385,730
$ 1,159,981

Net Value Realized
Gain or Loss

$ 1,474,820
$664,830

$56,390
$2,461,810

$4,754,950
$ 1,748,439

Closed Positions - Ma -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions - Ma -2010/A ril-2011 Review
Closed Positions - Ma -2011/A ril-2012 Review
Total Closed Positions Review Penods
Open Positions Total
Closed/Open Postion TOTALS

$2,240,760
1,3, 5

$3,938,546

$3,446,030 $6,147,835
$3,599,735 $ 12,587,530

$9,593,865
$ 16,187,265

$6,179,306
( 1,339, 5 )



Counter
Period Tool

party

May-11 Call NYMEX
May-11 Call NYMEX

May-11 Call-Offset NYMEX

May-11 Call/Sold/ NYMEX
May-11 Call-Offset NYMI::X

May-11 Call (Sold I NYMEX
Jun-11 Call qYMEX
Jun-11 Call NYMEX

Jun-11 Call NYMEX
Jun-11 Call-Offset NYMEX

Jun-11 Call/Soldl NYMEX
Jul-11 Call NYMEX
Jul- 11 Call NYMEX

Jul- 11 Call NYMEX

Jul-11 Call _IYMEX
Jul-11 Call NYMEX

Au 9-11 Call NYMEX

Au_l-11 Call NYMEX

Au_-I 1 Call NYMEX

Au_l- 11 Call NYMEX
Aug-11 Call NYMEX

Sep11 Call NYMEX

Sep- 11 Call NYMEX
Sep- 11 Call NYMEX

Sep-11 Call NYMEX

Sep-11 Call NYMEX
Oct-11 Call NYMEX

Oct-11 Call NYMEX
Oct- 11 Call NYMEX

Oct-11 Call NYMEX

Oct- 11 Call NYMEX
Nov-11 Call NYMEX

Nov-11 Call _IYMEX

Dec- 11 Call qYMEX
Dec-11 Call NYMEX

Dec-11 Call NYMEX
Jan-12! Call NYMEX

Jan-12 Call NYMEX

Jan- 12 Call NYMEX

Jan-12 Call ; NYMEX
I::_h- 19 R_II NYMF:X

South Carolina May-20111April-2012 Review

MMBtua
Original Purchased Per

Trade Date Month

4/30/2010 170,0OO

9/2812010 90,000
10125/2010 -80,000

4/26/2011 80,000
2/25/2011 -90,000

4/26/2011 90,000

61112010 180,000
10/27/2010 100,000

10/29/2010 90,000
3/2/2011 -90,000

5/25/2011 90,000

7/1/201C 80,000
8/26/201C 70,000

10/2512010 80,000
2/2/2011 i 70,000

3/2/2011 80,000

7130/2010 80,000
8/31/2010 70,000

10125/2010 80,000

2/2/2011 70,000

3/2/2011 80,000
8/31/2010 80,000!

9/22/2010 80,000

10/27/2010 90,000

2/2/2011 80,000
312/2011 80,000

9/30/2010 120,000

10/1812010 120,000
1/4/2011 130,000

212/2011 120,000

312/2011 120,000
10/29/2010 400,000

111171201(] 100,000
12/2/2010 350,000

7/1112011 120,000

8/2512011 120,000
1/3/2011 240,000

2/1512011 130,00(]

8/1/2011 120,00(3
9/25/2011 120,000

1/3112011 290,000

Report as of 3130120t2 Close

Strike I _urchase Purchase Trade I
Fixed Cost I Expiration
Price Price Proceeds Date

$6.1(] $0.3400 $57,800 0412612011 E

$4.90 $0.2500 $22,500 04/25/2011 E
$4.3E $0.2475 $19,800 0412612011 E

$4.3E 150.03701 152,960) 04/2512011 E
$4.10 $0.1580 $14,220 04/25/2011 E

$4.10 /$0.2870) 1525,830) 0412612011 E
$6.90 $0.2050 $36,900 05/25/2011 E
$4.70 $0.2380 $23,800 05/25/2011 E

$4.75 $0.2350 $21,150 0512512011 E
$4.20 $0.1650 $14,850 05/25/2011 E

$4.20 /$0.17901 /$16,110) 05/25/2011 E
$7.00 $0.2450 $19,600 06/27/2011 E

$5.90 $0.1850 $12,950 06/27/2011 E

$4.75 $0.2400 $19,200 06/2712011 E
$5.15 $0.1840 $12,880 06/27/2011 E

$4.45 $0.1620 $12,960 3612712011 E

$6.75 $0.240£ $19,200 3712612011 E
$5.95 $0.2200 $15,400 0712612011 E

$4.95 $0.245C $19,60(] 07/25/2011 E

$5.30 $0.1840 $12,880 0712612011 E

$4.60 $0.1670 $13,300 07/26/2011 E
$5.90 $0.2750 $22,000 08/26/2011 E

$6.25 $0.1650 $13,20¢ 0812612011 E

$5.35 $0.2380 $21,420 08/26/2011 E

$5.50 $0.1840 $14,720 08/26/2011 E
$4.8C $0.1650 $13,200 08/26/2011 E

$5.90 $0.2400 $28,800 0912712011 E

$5.50' $0.2650 $31,800 0912712011 E
$6.20 $0.1900 $24,700 )912712011 E

$5.95 $0.1700 $20,400 09/27/2011 E
$5.10 $0.1600 $19,200 09/27/2011 E

$5.70 $0.2850 $114,000 10/2612011 E

$5.60 $0.2550 $25,500 10/2612011 E
$5.90 $0.3050 $106,750 11/23/2011 E

$5.20 $0.1750 $21,000 11/23/2011 E

$4.55 $0.1650 $19,800 1112312011 E
$6.30 $0.3200 $76,800 12/27/2011 E

$5.65 $0.2350 $30,550 2/2712011 E

$5.10 $0.183C $21,960 12/27/2011 E
$4.50 $0.155C $18,606 12/27/2011E

$6.35 $0.2050' $59,450 01/26/2012 E

9/26/2011 150,000

3/112011 220,000

312/2011 120,000

9125/2011 110,000

4/4/2011 140,000
6/24/2011 140,000

8/8/2011

10/17/2011

6,110,000

Expiration
Price

$0.000

$0.000
$0.000

$0.000

$0.000
$0.000

$0.000
$0.000

$0.000

$0.000
$0.000

$0,000

$0.000

$0,000

$0.00C
$0.00C

$0.00C

$0.00C

$0.000
$0.000

$0.OOO

$0.000
$0,000

$0.000

$0.000

$0.000

$0.000

$0,000

$0.000
$0.000

$0.000
$0.00O

$O.O00
$0.000

$0.006

$6.000

$0.00C
$0.00C

$0.00C

$0.00(
$0.000

Realized

Value

$0
$0

$0
$0

$0

$C
$C

$C

Net Value

Realized Gain Fees

or (Loss)
1557,800/ $263.50

/$22,5001 $139.50
1519,8001 $124.00

$2,960 $124.00

I$14,220) $13g.50
$25,830 $139.50

($36,900) $279.00
($23,8001 $155.00

$C /$21,150) $139.50

$C ($14,8501 $139.5_P
$0 $16,11£ $139.51)

$0 ($19,600 / $124.0_J
$0 /$12,950) $108.50

$0 /$19,200/ $124.00

$0 ($12,880 / $108.50
$0 /$12,960) $124.06

$0 ($19,200 / $124.0(]

$0 ($15,400) $108.5C
$0 ($19,600) $124.00

$0 /$12,880) $108.50

$0 ($13,360) $124.0C

$0 ($22,000) $124.00
$0 ($13,200) $124.00

$0 ($21,420) $139.50

$0 ($14,720) $124.00

$0 ($13,200) $124.00
$0 ($28,800) $186.00

$0 /$31,800) $186.00
$0 /$24,7001 $201.50

$C ($20,400) $186.00

$C ($19,200) $186.00

$C ($114,0001 $620.00

$C ($25,500'_ $155.00
$0 /$106,750) $542.51J

$0 ($21,000) $186.00

$0 ($19,800) $186.00
$0 ($78,800) $372.00

$0 ($30,550) $201.50

$0 ($21,980) $186.00
$0 ($18,600) $186.0C

South CaroSna May-2011/Apr0.2012 Review

Report as of 3/30/2012 Close

Period Tool
Counter

party
Original

Trade Cate

Call NYMEXMa -11
M -11 Call NYMEX

4/30/2010
9/28/2010

M .11 CaS-Offset NYMEX 10/25/2010
Ma -11 Call Sold NYMEX

Ma -11 Call-Offset NYMEX
Ma -11 Call Sold NYMEX

4/26/2011
2/25/2011
4/26/201 1

Jun-11 Call NYMEX 8/1/2010
Jun-11 Call NYMEX 10/27/2010
Jun-11 Call NYMEX 10/29/2010
Jun-11 Call- set NYMEX
Jun-11 Call Sold NYMEX
Jul-11 Call NYMEX

3/2/2011
5/25/201 t

7/1/2010

Jul-11 Call NYMEX
Jul-11 Call NYMEX

A -11 Call NYMEX

2/2/2011
3/2/2011

7/30/2010

Jul-11 Call NYMEX 8/28/2010
Jul-11 Call NYMEX 10/25/2010

MMSWs
Purcha4ed Psr

Mone
170,DDD
90,000

80,000

180,000

90,000

80,000
70,000
80,000
70,000
80,000
80,000

Strike I

Fixed
pn e

Purchase
Price

$4.70
$4.75
$4.20

20

$4 75
515

$4 45
$6. 75

0 2380

1 790
0 2450
0 1850
0 2400

1840
0.1620
0 2400

$6.10 $0 3400
90 $0.2500

S4 35 2475
35 $0 0370

fa 10 $0 1580
$4.10 $0 2870

0 2050

Tress I

Expiration
Gate

PU/chase
Co4t I

Proceed
57,800 04/2f!I2011 E
22.500 04/26/2011 E

19,800 04/26/2011 E
04/28/2011 E

14,220 04/26/2011 E
04/26/2011 E25,830

36,900 05/25/2011 E

23 800 05/25/20tt E

19 600 06/27/2011 E

12,950 06/27/2011 E

19 200 06/27/201 \ E

12,880 DN27/2011 E

12,960 06/27/2011 E

19,200 D7/26/2011 E

21 150 05/25/2011 E

14,850 05/25/2011 E

16,110 05/25/2011 E

Expiration
Price

0.000

0.000

$0.000

0 000

0 DDD

0 000

Realized
Value

Net Value
ReaDzed Gain

or L ss
$57,800
$22,500
$ 19,800

$2,960
$14,220

Fess

139.50
263 50

124.00
124 00
139 50

21,150
14,850

$ 16,110
19,600
12,950
19,200
12,880
12,960
19,200

139 50
139 50
139.50
124 00
108 50
124.00
108 50
124 00
124 00

$25,830 139.50
279 00
155 0023,800

Au -11 Call NYMEX
Au -11 Call NYMEX
Se 11 Call NYMEX

S 11 Call NYMEX

2/2/2011
3/2/20 I 1

8/31/2010
9/22/2010

Se 11 Call NYMEX ID/27/2010
Se 11 Call NYMEX
Se 11 Call NYMEX
Ocl-11 Call NYMEX

2/2/2011
3/2/2011

9/30/20 \ 0
Oct-11 a0 NYMEX 10/18/2010
Ocl-11 Call NYMEX
Ocb11 Call NYMEX
Oct-11 Call NYMEX

1/4/2011
2/2/2011
3/2/2011

Nov-11 Call NYMEX 10/29/2010
Nov-11 Call NYMEX 11/17/2010
Oer 11 Call NYMEX
Oec-11 Call NYMEX

t 2/2/20 t 0
7/11/2011

Oec-11 a$ NYMEX 8/25/2011
Jan-12 Call NYMEX
Jan-12 Cell NYMEX
Jan-12 Call NYMEX
Jan-12 Call NYMEX
Fsb-12 Call NYMEX
Feb-12 Call NYMEX
Feb-12 Call NYMEX

1/3/201 1

2/15/2011
8/1/2011

9/26/201 1

U31/2011
2/15/2011
8/1/2011

Feb-12 a$ NYMEX 9/26/2011
Mar-12 Call NYMEX
Mar-12 Call NYMEX
Mar-12 Call NYMEX
Mar-12 Call NYMEX
A -12 Call NYMEX

A r-12 Call NYMEX
/-12 Call NYMEX
r-12 Call NYMEX

3/1/20I1
3/2/2011
8/1/2011

9/26/201 1

4/4/2011
6/24/2D11

9/8/2011
8/23/2011

r-12
SUMMARY

Call NYMEX 10/17/2011

Au -11 Call NYMEX 8/31/2010
Au -11 Call NYMEX 10/25/2010

70,000
80,000
70,000
60,000
80,000
80,000

80,000
80,000

120,000
1 20,000
130.000
120,000
120,000

100,000
350 000
120,000
120,000
240,000
130,000
120,000
120 000

150,DDD
140,000
150,000
220,000
120,000
110 000
110,000
140,000
140,000
150 000
140,000
140,000

6.110.000

5 95
$495

53D
$4 60

5.90
6.25

$4 80

5.50
620
5 95
5.10
5.70

5.20
$4 55

6 30

510

$6 35
5.70
525

$4.65

$5 40
5.05

0 2200
2450

0 1840
0 1670
0 2750
0 1850
0 2380
0.1840
0 1650

0 1700
0 1600

2850
0.2550
0.3050

1750
1650

0 3200
0 2350

1830
0.1550
0 2050

2400
1750
1640

0 1950
0 1820

\800
0. 1680
0.1900
0.1820

17

$495 SO.iBBO

fa 55 $0 1550

15 400 07/26/2011 E

19,600 07/26/2011 E

12 880 DTI26/2011 E

13,360 07126/2011 E

22,000 08/26/2011 E

13 200 08/26/2011 E

21,420 08/26/2011 E

14 720 08/28/20tt E

13,200 08/26/2011 E

28 800 09/27/2011 E

31,800 09/27/2011 E

24 700 09/27/2011 E

20,400 09/27/2011 E

19 200 09/27/2011 E
14,000 10/26/201 t E

25,500 10/28/2011 E

06,750 11/23/2011 E

21 000 11/23/2011 E

19800 1U23/2011 E
76,800 12/27/2D11 E

550 12/27/201\ E

21,960 12/27/2011 E
18,600 12/27/2011 E

59,450 01/26/2012 E

36,000 01/26/2012 E

24,500 01/26/2012 E
24 600 01/26/2012 E

2,900 02/24/2012 E

21 840 02/24/2012 E

19 800 02/24/2012 E

18,480 02/24/2012 E

26 6DD 03/27/2012 E
25,480 03/27I2012 E

26,250 03/27/2012 E

23, 100 03I27/2012 E

21,700 03/27/2012 E

$1,339 250

0 000

$0.000
$0 DDD

0 000

0.000

0 000
0 000

$0 000

0 000

0 000

$0.000

15,400
19,600
\ 2,880
13,360
22,000
13,200
21,420
14,720
13,200
28,800
31,800
24,700
20,400
19,200
14,000
25,500
06,750
21,000
19,800
76,800

108 50
124 00
108.50
124 00
124.00
124.00
139 50
124 00
124 00
186 00
186.00
201 50
186.00
186.00
620 00
155 00
542 50
186 00
186.00
372.00

21,960
18,600
59,450
36,000
24,500
24,600

186 00
186 00

232.50
217 00

$232.50

19,800

26,600
25,480
26,250

18 480

23,100
21,700

$1,339,250

170 50

217 00
217 00
232 50

170 50

217 00
217.00

$10,276.50

2,900 $34 I.DD

21,840 186 00



OpenPositions-SouthCarolina
Reportas of 3130/2012 Close

Period Tool I I J MMBtus I Strikel Purchase Purchase j Tradel I NYMEX Net Value vs.Counter- Trade Date Purchased Fixed Pr ce Cost I Expiration Market Market Value Current Marketparty Per Month Price Prg¢eeds Date Price Va ue
$11

May-12 Call NYMEX 51912011 110,000 $5.70 $0.1820 $20,020 04/25/2012 E $0.0001

May-12 Call NYMEX 6/24/2011 120,000 $5.45 $0.1830 $21,960 04/25/2012 E $0.0001 $12

May-12 Call NYMEX 8/8/2011

May-12 Call NYMEX 8/25/2011

May-12 Call NYMEX 10/25/2011 110=000 $4.55 $0.1550
Jun-12 Call NYMEX 6/17/2011 70,000 $5.70 $0.1940

110,000 $5.15 $0.1700 $18,700 04125/2012 E $0.0001 $11

120,000 $5.00 $0.1650 $19,800 04/25/2012 E $0.0001 $12

Jun-12 Call NYMEX 8/8/2011 70,000 $5.20 $0.1800

Jun-12 Call NYMEX 8/23/2011 80,000 $5.10 $0.1750

Jun-12 Call NYMEX 9/26/2011 70,000 $4.95 $0.1630

Jun-12 Call NYMEX 11/9/2011 70j000 $4.50 $0.1425

Jul-12 Call NYMEX 7/12/2011 80,000 $5.75 $0.1850

Jul-12 Call NYMEX 811012011 70,000 $5.45 $0,.1750

Jul-12 Call NYMEX 8/25/2011 80,000 $5.20 $0.1750

Jul-12 Call NYMEX 10/14/2011 70r000 $5.00 $0.1650

Jul-12 Call NYMEX 11/9/2011 80r000 $4.70 $0.1400

Aug-12 Call NYMEX 7/29/2011 70,000 $5.55 $0.1860
Aug-12 Call NYMEX 8/8/2011 60,000 $5.45 $0.1780

Aug-12 Call NYMEX 9/2612011 70r000 $5.20 $0.1730

Aug-12 Call NYMEX 10/14/2011 60,000 $5.15 $0.1650

Aug-12 Call NYMEX 11/9/2011 70_000 $4.80 $0.1460

Sep-12 Call NYMEX 9/6/2011 70,000 $5.60 $0.1700

Sep-12 Call NYMEX 9/6/2011 70;000 $5.60 $0.1700

Sep-12 Call NYMEX 9/26/2011 60,000 $5.35 $0.1700

Sep.12 Call NYMEX 10/14/2011 70,000 $5.35 $0.1650

Sep-12 Call NYMEX 11/9/2011 70_000 $4.90 $0.1540
Oct-12 Call NYMEX 10/6/2011 210_000 $5.40 $0.1680

Oct-12 Call NYMEX 1011712011 70,000 $5.50 $0.1700

Oct-12 Call NYMEX 11/11/2011 70=000 $5.00 $0.1525

Nov-12 Call NYMEX 11/2/2011 400,000 $5.50 $0.1600

Nov-12 Call NYMEX 11/18/2011 100,000 $5.10 $0.1590

Dec-12 Call NYMEX 12/1/2011 350_000 $5.10 $0.2220

Dec-12 Call NYMEX 12/13/2011 120,000 $5.00 $0.1500

Dec-12 Call NYMEX 1/17/2012 120r000 $4.40 $0.1410

Jan-13 Call NYMEX 1/3/2012 120_000 $4.90 $0.1540

$17_050 04/25/2012 E $0.0001 $11

$13,580 05/25/2012 E $0.0005 $35

$12,600 05/25/2012 E $0.0009 $63

$14,000 05/25/2012 E $0.0009 $72

$11_410 05/25/2012 E $0.0010 $70

$9_975 05/25/2012 E $0.0012 $84

$14,800 06/26/2012 E $0.0007 $56

$12,250 06/26/2012 E $0.0009 $63

$14_000 06/26/2012 E $0.0011 $88

$11,550 06/26/2012 E $0.0013 $91

$11,200 06/26/2012 E $0.0017 $136

$13,020 07/26/2012 E $0.0005 $35

$10;680 07/26/2012 E $0.0006 $36

$12,110 07/26/2012 E $0.0009 $63

$9,900 07126/2012 E $0.0010 $60

$10z220 07/26/2012 E $0.0019 $133

$11,900 08/28/2012 E $0.0018 $126

$11,900 08/28/2012 E $0.0018 $126

$10,200 08/28/2012 E $0.0026 $156

$11;550 08/28/2012 E $0.0026 $182

$10T780 08/28/2012 E $0.0054 $378

$35,280 09/25/2012 E $0.0060 $1,260
$364$11t900 09/25/2012 E $0.0052

$10T675 09/25/2012 E $0.0105 $735

Jan-13 Call NYMEX 1/3/2012 360T000 $4.80 $0.1700

$64,000 10/26/2012 E $0.0110 $4_400

$15T900 10/26/2012 E $0.0178 $1r780

$77r700 11/27/2012 E $0.0333 $11,655

$18,000 11/27/2012 E $0.0376 $4,512

$161920 11/27/2012 E $0.0799 $9r588

$18_480 12/26/2012 E $0.0744 $8,928
$29t772$61,200 12/26/2012 E $0.0827

($20,009)

($21,948)

($18,689)

($19,788)

($17,039)

($13,545)

($12,537)

($13,928)

($11,340)
($9.891)

($14,7441

($12,187)

($13,912]

($11,459]
($11,064',

($12,9851

($10,6441

($12,0471

($9,840',

($10,087;
($11,774)

($11,774)
($10,044)

($11,368)

($10r402)

($34,020)

($11,536)
($9,940)

($59r600 ,

($14,120)

($66,045}

($13,488)

($7,332)
($9,552)

($31,428)

Jan-13 Call NYMEX 1/18/2012 120_000 $4.65 $0.1375
Feb-13 Call NYMEX 1/3112012 430,000 $4.50 $0.1575

Feb-13 Call NYMEX 2/112012 150T000 $4.55 $0.1425

Mar-13 Call NYMEX 2/2912012 340,000 $4.45 $0.1350

Mar-13 Call NYMEX 316/2012 120_000 $4.40 $0.1360

SUMMARY: 5=0601000

$16_500 12/26/2012 E $0.0980

$67T725 01/28/2013 E $0.1213

$21_375 01/28/2013 E $0.1151

$45_900 02/2512013 E $0.1403

$16T320 02/2512013 E $0.1473

$8331030

$11T760 ($4r7401

$52T159 ($15_566 I

$17,265 ($4,110 I

$47T702 $1 r802

$17=676 $1 =35E

$221 _666 ($611 r364_d

i i _
L *

Pertod Tool

Open PosWons - South Carolina
Report as of 3/30/2012 Close

Purchase
Cost I

MMBtus Strike I pCounter- Purchase
Trade Date Purchased Fixed

party Price
P rM Prl

Trade I

Expiration
D

NYMEX
Market
P

Net Value vs.
Market Value Current Market

V I

Ma .12
Ma -12
Ma -12
Ma -12
Ma -12
Jun-12

Call
Call
Call
Call
Call
Cell

NYMEX
NYM EX
NYM EX
NYMEX
NYMEX
NYMEX

5/9/2011
6/24/2011

8/8/2011
8/25/2011

10725/2011
6/17/2011

10 000
20 000
10 000
20 000

110 000
70 000

$5.70
$5 45
$515
$5 00
4.55
5 70

0 1820
D 1830
0 1700
0 1650
0 1550
0 1940

20 02D
21 960
18 700
19 800
17 050
13 580

04/25/2012 E
04/25/2012 E
04/25/2012 E
04/25/2012 E
04/25/2012
D5I25I2012

0 0001
0 0001
D.OOD

0.0001
0 0001
0 0005

$ 11

$ 12
$ 11

$12
$11

$35

$20 009
$21 948

17 039
13 545

$ 18 689
$ 19 788

Jun-12 Call NYMEX 8/8/201 1 70 000 20 0.1800 12 600 05I2 /2012 E 0 0009 $63 12 537

Jun-12
Jun-12
Jun-12
Jul-12
Jul-12
Jul-12
Jul-12
Jul-12

Au -12
Au 12
Au 12

Call
Call
Cs0
Call
Call
Call
Call
Cell
Call
Cell
Call

NYMEX
NYMEX
NYM
NYM
NYM
NYM EX
NYM
NYMEX
NYMEX
NYMEX
NYMEX

8/23/2011
9/26/201 1

11/9/2011
7/12/2011
8/1 0/201 1

8/25/2011
10/14/2011

1 1/9/201 1

7/29/2011
8/8/2011

9/26/201 1

80 000
70 000
70 000
60 000
70 000
80 000
70 000
80 000
70 000
6D 000
70 000

10
95
50

575
5.45
5.20
5.00
4.70
5.55
5.45
5.20

0 1750
0 1630
0 1425
0 1850
0 1750
0 1750
0.1650
0.1400
0.1860
0.1780
0 1730

14 000
11 410
$9 975

$ 14 800
$ 12 250
$14 000
$ 11 550
$ 11 200
$ 13 020
$ 1D 680
$12 110

05/2 /2012 E
05/25/2012 E
05/2 /2012 E

6/2012 E06/2
06/ 6/2012 E

6/2012 E
06/26/2012 E
06/26/2D12 E
07/26/2012 E
07/26/2D1

07/26/2012

0 0009
0.0010
0 0012
0 0007
0 0009
0 0011
0 0013
D 0017
0 0005
0 0006

$0 0009

$72
$70

56
63
88
91
38

$35
$36

13 928
11 340
$9 891

$ 14 744
$ 12 157
$13912
$ 11 459
$ 11 064
$ 12 985
$ 1D 644
$ 12 047

Au -12
AU -12
Se 12
Se 12
Se 12
Se 12
Se 12
Oct-12

Call
Call
Ca0
Call
Call
Css
Call
Call

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYM EX
NYMEX

10/14/2011
11/9/2011

9/6/2011
9/6/2011

9I26I2011
10/14/2011

1 1/9/201 1

1 0/6/201 1

60 OOD

70 000
70 000
70 000
6D 000
70 DOO

70 000
210 000

$515
$480
$5 60
$5 60
$5 35
$5.35
$4 90
$540

0. 1650
0 1480
0 1700
D 1700

$0 1700
$0 1650
$0 1540
$ D 1680

$9 900
10 220
11 900
11 900
10 200
11 550
1078D
35 280

DTI26/2012
07/26/2012
08/28/2012

2E08/28/201
ON2872012 E
08/28/201 2 E

08/28/2012 E
09/25/2012 E

$60$0 0010
1330.00 9
126000 8

0.00 8
000 6

126
156

$ 1820 00
$378$0 0054

$0.0060 $ 1 260

$9 840
$10 087
$11 774
$ 11 774
$ 10 044
$11 368
$ 10 402
$34 020

Oct-12
Ocl-12
Nov-12
Nov-12
Dec.12
Dec-12
Dec-12
Jan-13
Jsn-13
Jan-13
Feb-13
Feb-13
Mar-13
Msr-13

SUMMARY

Call
Call
Call
Call
CsS
Css
Cak
Call
Call
Call
Call
Cell
Call
Call

NYMEX
NYMEX
NYMEX

YMEX
YMEX
YMEX
YMEX
YM EX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

10/17/2011
11/11/2011

11/2/2011
11/18/2011

12/1/2011
12/13/2011

1I17/2012
1/3/2012
1/3/2012

1/1 8/201 2
1/31/2012
2/1/2012

2/29/2012
3I6/201 2

70 000
70 000

400 000
100 000
350 ODO

120 000
120 000
120 000
360 000
120 OOD

430 000
150 000
340 000
120 000

5 060 000

$5.50
5 00

$5 50
510
510
5 00

40
4 90
4 80

$4 65
$4.50
$4 55
$4.45
$440

$0.1700
$0.1525
$0 1600
$0 1590
$0 2220
$0 1500
$0 1410
$0.1540
$0 1700
$0 1375
$0 1575
$0.1425
$0.1350

0 1360

11 900
$1D 675
$64 DOD

15 900
77 700
18 000
16 920
18 480
61 200

$ 16 5DO

$67 725
$21 375
$45 900
$16 320

$833 030

09/25/2012 E
09/25/2012 E
10/26/2012 E
10/26/2012 E
11/2772012 E
11/27/2012 E

11727/2012 E
12/26/2012 E
12/26/2012 E
12/26/2012 E
01/28/2013 E
01I28I2013 E
02/25/2013 E
02/25/2013 E

$0.005
$0. 0105
$0.0110
$0.0178
$0 0333
$0 0376
$0 0799
$0.0744
$0 0827
$0.0980
$0.1213
$0 1151
$0.1403
$01473

$ 11 536
$9 940$735

$59 600$4 400
$14 120$ 1 780
$66 045$11 655
$ 13 488$4 512

$7 332$9 588
$9 552$8 928

$31 428$29 772
$4 740$ 11 760

$52 159 $15 566
$4 11017 265

$47 702 $ 1 802
17 676 $ 1 356

$221 666 $611 364


